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Certificateholder Monthly Distribution Summary

 
 

 Class 

A1
A2A
A2B
A3
A4
A5
A6
A7
1X

1X-1
1X-2
1X-3
1X-4
2X

2X-1
2X-2
X1P
AR
P

P-1
P-2

 
 

   Cusip   

126694R75
126694R83
126694R91
126694S25
126694S33
126694S41
126694S58
126694V88

126694S66
126694S66
126694S66
126694S66

126694V96
126694V96
126694Z68
126694U55

126694U30
126694U30

 
Class

Description

Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior

Strip IO
Strip PO
Strip IO
Strip PO

Strip IO
Strip PO
Strip IO
Senior

Prepay Penalties
Prepay Penalties

Certificate
Rate
Type

Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-30/360

Var-30/360
Fix-30/360
Var-30/360
Fix-30/360

Var-30/360
Fix-30/360
Fix-30/360
Var-30/360

Fix-30/360
Fix-30/360

 
   Beginning   

Balance

648,072,082.79
106,626,927.52
119,647,000.00
43,756,755.64

162,017,047.70
186,078,349.65
46,520,073.91

194,583,337.34
0.00

508,002,944.72
0.00

77,660,415.69
0.00
0.00

194,583,337.34
0.00

927,735,296.19
0.00

100.00
680,779,078.95

100.00

Pass
    Through    

Rate (%)

5.588130
5.528130
5.688130
5.648130
5.718130
5.608130
5.678130
6.982000
3.025850
3.251332
0.000000
1.550894
0.000000
0.267088
0.267088
0.000000
0.000000
7.249088
0.000000
0.000000
0.000000

 
Principal

Distribution

11,440,585.16
3,994,472.54

0.00
772,449.40

2,860,129.11
3,284,889.54

821,230.97
3,435,030.30

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
Interest

Distribution

3,219,120.93
523,953.35
604,949.06
219,683.42
823,497.37
927,601.40
234,797.36

1,132,150.72
550,971.31
532,648.85

0.00
18,322.46

0.00
43,309.01
43,309.01

0.00
1,021,165.27

0.00
124,894.45
124,894.45

0.00

 
Total

Distribution

14,659,706.09
4,518,425.89

604,949.06
992,132.81

3,683,626.48
4,212,490.94
1,056,028.33
4,567,181.02

550,971.31
532,648.85

0.00
18,322.46

0.00
43,309.01
43,309.01

0.00
1,021,165.27

0.00
124,894.45
124,894.45

0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
     Ending     

Balance

636,631,497.63
102,632,454.98
119,647,000.00
42,984,306.24

159,156,918.58
182,793,460.11
45,698,842.94

191,148,307.03
0.00

499,035,036.51
0.00

77,660,354.64
0.00
0.00

191,148,307.03
0.00

913,529,350.96
0.00

100.00
680,779,078.95

100.00

Cumulative
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

M1
M2
M3
M4
M5
M6
M7
M8
M9
B1
B2
B3

126694S74
126694S82
126694S90
126694T24
126694T32
126694T40
126694T57
126694T65
126694T73
126694T81
126694T99
126694U22

Subordinate
Subordinate
Subordinate
Subordinate
Subordinate
Subordinate
Subordinate
Subordinate
Subordinate
Subordinate
Subordinate
Subordinate

Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360

43,625,487.27
34,900,389.82
12,214,338.89
13,959,956.54
12,214,338.89
8,725,097.45
6,979,479.81
6,979,479.81
8,725,097.45

16,577,884.55
20,067,125.99
15,711,742.90

5.788130
5.818130
5.848130
6.058130
6.128130
6.248130
6.796020
6.796020
6.796020
6.796020
6.796020
6.796020

34.30
27.44
9.60

10.97
9.60
6.86
5.49
5.49
6.86

13.03
15.78
12.06

224,453.33
180,493.34
63,494.26
75,174.43
66,534.27
48,458.26
44,843.19
47,324.78
59,161.05

112,407.34
136,066.35
106,534.42

224,487.62
180,520.77
63,503.86
75,185.40
66,543.87
48,465.12
44,848.68
47,330.27
59,167.91

112,420.37
136,082.13
106,546.48

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.29

43,625,452.97
34,900,362.38
12,214,329.29
13,959,945.57
12,214,329.29
8,725,090.59
6,979,474.32
6,979,474.32
8,725,090.59

16,577,871.52
20,067,110.21
15,711,730.55

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.70

Totals 1,707,982,093.92 26,608,944.50 10,591,038.67 37,199,983.14 0.29 1,681,373,149.11 0.70
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Principal Distribution Detail

 
 

 Class 

A1
A2A
A2B
A3
A4
A5
A6
A7
1X

1X-1
1X-2
1X-3
1X-4
2X

2X-1
2X-2
X1P
AR
P

P-1
P-2

 
 

Cusip

126694R75
126694R83
126694R91
126694S25
126694S33
126694S41
126694S58
126694V88

126694S66
126694S66
126694S66
126694S66

126694V96
126694V96
126694Z68
126694U55

126694U30
126694U30

Original
Certificate

Balance

666,056,000.00
112,906,000.00
119,647,000.00
44,971,000.00

166,513,000.00
191,242,000.00
47,811,000.00

199,983,000.00
0.00

522,099,961.30
0.00

77,900,038.70
0.00
0.00

199,983,000.00
0.00

950,445,287.00
100.00
100.00

680,779,078.95
100.00

Beginning
Certificate

Balance

648,072,082.79
106,626,927.52
119,647,000.00
43,756,755.64

162,017,047.70
186,078,349.65
46,520,073.91

194,583,337.34
0.00

508,002,944.72
0.00

77,660,415.69
0.00
0.00

194,583,337.34
0.00

927,735,296.19
0.00

100.00
680,779,078.95

100.00

Scheduled
Principal

Distribution

11,440,585.16
3,994,472.54

0.00
772,449.40

2,860,129.11
3,284,889.54

821,230.97
3,435,030.30

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Net
Principal

Distribution

11,440,585.16
3,994,472.54

0.00
772,449.40

2,860,129.11
3,284,889.54

821,230.97
3,435,030.30

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
Deferred
Interest

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Ending
Certificate

Balance

636,631,497.63
102,632,454.98
119,647,000.00
42,984,306.24

159,156,918.58
182,793,460.11
45,698,842.94

191,148,307.03
0.00

499,035,036.51
0.00

77,660,354.64
0.00
0.00

191,148,307.03
0.00

913,529,350.96
0.00

100.00
680,779,078.95

100.00

Ending
Certificate

Factor

0.95582278011
0.90900797994
1.00000000000
0.95582278011
0.95582278011
0.95582278011
0.95582278011
0.95582278011
0.00000000000
0.95582278011
0.00000000000
0.99692318432
0.00000000000
0.00000000000
0.95582278011
0.00000000000
0.96115932548
0.00000000000
1.00000000000
1.00000000000
1.00000000000

M1
M2
M3
M4
M5
M6
M7
M8
M9
B1
B2
B3

126694S74
126694S82
126694S90
126694T24
126694T32
126694T40
126694T57
126694T65
126694T73
126694T81
126694T99
126694U22

43,760,000.00
35,008,000.00
12,252,000.00
14,003,000.00
12,252,000.00
8,752,000.00
7,001,000.00
7,001,000.00
8,752,000.00

16,629,000.00
20,129,000.00
15,760,187.82

43,625,487.27
34,900,389.82
12,214,338.89
13,959,956.54
12,214,338.89
8,725,097.45
6,979,479.81
6,979,479.81
8,725,097.45

16,577,884.55
20,067,125.99
15,711,742.90

34.30
27.44
9.60

10.97
9.60
6.86
5.49
5.49
6.86

13.03
15.78
12.06

34.30
27.44
9.60

10.97
9.60
6.86
5.49
5.49
6.86

13.03
15.78
12.06

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.29

43,625,452.97
34,900,362.38
12,214,329.29
13,959,945.57
12,214,329.29
8,725,090.59
6,979,474.32
6,979,474.32
8,725,090.59

16,577,871.52
20,067,110.21
15,711,730.55

0.99692534219
0.99692534219
0.99692534219
0.99692534219
0.99692534219
0.99692534219
0.99692534219
0.99692534219
0.99692534219
0.99692534219
0.99692534219
0.99692533649

Totals 1,750,428,387.82 1,707,982,093.92 26,608,944.50 26,608,944.50 0.00 0.29 1,681,373,149.11
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Interest Distribution Detail

 
 

 Class 

A1
A2A
A2B
A3
A4
A5
A6
A7
1X

1X-1
1X-2
1X-3
1X-4
2X

2X-1
2X-2
X1P
AR
P

P-1
P-2

Beginning
Certificate

Balance

648,072,082.79
106,626,927.52
119,647,000.00
43,756,755.64

162,017,047.70
186,078,349.65
46,520,073.91

194,583,337.34
0.00

508,002,944.72
0.00

77,660,415.69
0.00
0.00

194,583,337.34
0.00

927,735,296.19
0.00

100.00
680,779,078.95

100.00

Pass
    Through    

Rate (%)

5.588130
5.528130
5.688130
5.648130
5.718130
5.608130
5.678130
6.982000
3.025850
3.251332
0.000000
1.550894
0.000000
0.267088
0.267088
0.000000
0.000000
7.249088
0.000000
0.000000
0.000000

 
Current
Interest

3,219,120.93
523,953.35
604,949.06
219,683.42
823,497.37
927,601.40
234,797.36

1,132,150.72
1,476,774.37
1,376,405.14

0.00
100,369.23

0.00
43,309.01
43,309.01

0.00
0.00
0.00
0.00
0.00
0.00

 
Deferred
Interest

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Total
Interest

Due

3,219,120.93
523,953.35
604,949.06
219,683.42
823,497.37
927,601.40
234,797.36

1,132,150.72
1,476,774.37
1,376,405.14

0.00
100,369.23

0.00
43,309.01
43,309.01

0.00
0.00
0.00
0.00
0.00
0.00

Net Rate
Carryover

Paid

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Net
Interest
Shortfall

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
Interest

Paid

3,219,120.93
523,953.35
604,949.06
219,683.42
823,497.37
927,601.40
234,797.36

1,132,150.72
550,971.31
532,648.85

0.00
18,322.46

0.00
43,309.01
43,309.01

0.00
1,021,165.27

0.00
124,894.45
124,894.45

0.00

Net Rate
Carryover
After Dist.

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

M1
M2
M3
M4
M5
M6
M7
M8
M9
B1
B2
B3

43,625,487.27
34,900,389.82
12,214,338.89
13,959,956.54
12,214,338.89
8,725,097.45
6,979,479.81
6,979,479.81
8,725,097.45

16,577,884.55
20,067,125.99
15,711,742.90

5.788130
5.818130
5.848130
6.058130
6.128130
6.248130
6.796020
6.796020
6.796020
6.796020
6.796020
6.796020

224,453.33
180,493.34
63,494.26
75,174.43
66,534.27
48,458.26
42,162.38
42,162.38
52,707.50

100,145.45
121,223.63
94,913.17

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

224,453.33
180,493.34
63,494.26
75,174.43
66,534.27
48,458.26
42,162.38
42,162.38
52,707.50

100,145.45
121,223.63
94,913.17

0.00
0.00
0.00
0.00
0.00
0.00

2,680.80
5,162.40
6,453.55

12,261.89
14,842.72
11,621.25

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

224,453.33
180,493.34
63,494.26
75,174.43
66,534.27
48,458.26
44,843.19
47,324.78
59,161.05

112,407.34
136,066.35
106,534.42

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Totals 1,707,982,093.92 10,317,759.39 0.00 10,317,759.39 53,022.61 0.00 10,591,038.67 0.00
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Current Payment Information
Factors per $1,000

 
 

 Class 

A1
A2A
A2B
A3
A4
A5
A6
A7
1X

1X-1
1X-2
1X-3
1X-4
2X

2X-1
2X-2
X1P
AR
P

P-1
P-2

 
 

Cusip

126694R75
126694R83
126694R91
126694S25
126694S33
126694S41
126694S58
126694V88

126694S66
126694S66
126694S66
126694S66

126694V96
126694V96
126694Z68
126694U55

126694U30
126694U30

Original
Certificate

Balance

666,056,000.00
112,906,000.00
119,647,000.00
44,971,000.00

166,513,000.00
191,242,000.00
47,811,000.00

199,983,000.00
0.00

522,099,961.30
0.00

77,900,038.70
0.00
0.00

199,983,000.00
0.00

950,445,287.00
100.00
100.00

680,779,078.95
100.00

Beginning
Certificate

Balance

972.999391631
944.386724549

1,000.000000000
972.999391631
972.999391631
972.999391631
972.999391631
972.999391631

0.000000000
972.999391634

0.000000000
996.923968039

0.000000000
0.000000000

972.999391631
0.000000000

976.105946207
0.000000000

1,000.000000000
1,000.000000000
1,000.000000000

 
Principal

Distribution

17.176611521
35.378744611
0.000000000

17.176611521
17.176611521
17.176611521
17.176611521
17.176611521
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000

 
Interest

Distribution

4.833108525
4.640615630
5.056115556
4.885001826
4.945544010
4.850406292
4.910948476
5.661234794
0.918285517
1.020204735
0.000000000
0.235204728
0.000000000
0.216563458
0.216563472
0.000000000
1.074407216
0.000000000

1,248,944.500000000
0.183458113
0.000000000

Ending
Certificate

Balance

955.822780110
909.007979939

1,000.000000000
955.822780110
955.822780110
955.822780110
955.822780110
955.822780110

0.000000000
955.822780113

0.000000000
996.923184325

0.000000000
0.000000000

955.822780110
0.000000000

961.159325480
0.000000000

1,000.000000000
1,000.000000000
1,000.000000000

Pass
    Through    

Rate (%)

5.588130
5.528130
5.688130
5.648130
5.718130
5.608130
5.678130
6.982000
3.025850
3.251332
0.000000
1.550894
0.000000
0.267088
0.267088
0.000000
0.000000
7.249088
0.000000
0.000000
0.000000

M1
M2
M3
M4
M5
M6
M7
M8
M9
B1
B2
B3

126694S74
126694S82
126694S90
126694T24
126694T32
126694T40
126694T57
126694T65
126694T73
126694T81
126694T99
126694U22

43,760,000.00
35,008,000.00
12,252,000.00
14,003,000.00
12,252,000.00
8,752,000.00
7,001,000.00
7,001,000.00
8,752,000.00

16,629,000.00
20,129,000.00
15,760,187.82

996.926125908
996.926125908
996.926125908
996.926125908
996.926125908
996.926125908
996.926125908
996.926125908
996.926125908
996.926125908
996.926125908
996.926120207

0.000783716
0.000783716
0.000783716
0.000783716
0.000783716
0.000783716
0.000783716
0.000783716
0.000783716
0.000783716
0.000783716
0.000765244

5.129189349
5.155774045
5.182358742
5.368451619
5.430482578
5.536821365
6.405254790
6.759717412
6.759717412
6.759717412
6.759717412
6.759717374

996.925342192
996.925342192
996.925342192
996.925342192
996.925342192
996.925342192
996.925342192
996.925342192
996.925342192
996.925342192
996.925342192
996.925336491

5.788130
5.818130
5.848130
6.058130
6.128130
6.248130
6.796020
6.796020
6.796020
6.796020
6.796020
6.796020
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Totals 1,750,428,387.82 975.750910923 15.201389948 6.050540967 960.549520797
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Pool Level Data  

Distribution Date
Cut-off Date
Record Date
Determination Date
LIBOR Determination Date
Accrual Period 30/360

Number of Days in 30/360 Accrual Period

Accrual Period Actual Days

Number of Days in Actual Accrual Period

Begin
End

Begin
End

 

8/21/06
3/ 1/06
7/31/06
8/22/06
7/18/06
7/ 1/06
8/ 1/06

30

7/20/06
8/21/06

32

Index

One-Month Libor Rate
Original Mortgage Loan Details

5.3781300%

1XP Class Payment Detail

From Prepayments
From 1X Distributions

148,384.82
872,780.45

Collateral Detail

Aggregate Loan Count
Stated Principal Balance
Weighted Average Mortgage Rate
Weighted Average Net Mortgage Rate
Weighted Average Remaining Term

4,102
1,750,428,287.73

3.59081%
3.18830%

386
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Current Mortgage Loan Details

Beginning Aggregate Loan Count
Loans Paid Off or otherwise removed pursuant to the PSA
Ending Aggregate Loan Count

4,004
54

3,950

Beginning Pool Stated Principal Balance
Scheduled Principal
Negative Amortization
Unscheduled Principal
Realized Principal Losses
Ending Pool Stated Principal Balance

1,707,981,993.93
1,342.70

-5,088,514.81
31,696,116.90

0.00
1,681,373,049.14

Beginning Weighted Average Mortgage Rate
Beginning Weighted Average Net Mortgage Rate
Ending Weighted Average Mortgage Rate
Ending Weighted Average Net Mortgage Rate

7.65183%
7.24909%
7.64850%
7.24564%

Beginning Weighted Average Remaining Term to Maturity
Ending Weighted Average Remaining Term to Maturity

383
382
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Delinquency Information

Delinquency Information

  
 

Group 1

30-59 Days 
Count

 
Count %

 
Balance

 
Balance %

81 2.05063% 35,765,196.00 2.12714%

60-89 Days 
Count

 
Count %

 
Balance

 
Balance %

12 0.30380% 6,092,073.43 0.36233%

90+ Days 
Count

 
Count %

 
Balance

 
Balance %

3 0.07595% 927,035.46 0.05514%

  
 

Group 1

Foreclosure 
Count

 
Count %

 
Balance

 
Balance %

4 0.10127% 2,477,464.15 0.14735%

Bankruptcy 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

REO 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

60+ Delinquency, Foreclosure, Bankruptcy & REO Totals

Current
One-Month Prior
Two-Month Prior
Three-Month Prior
Four-Month Prior
Five-Month Prior

9,496,573.04
5,174,969.69
5,270,886.04
2,895,497.45

0.00
0.00

60+ Delinquency Average
Passing Delinquency Stepdown Requirement

4,567,585.24
YES
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Negative Amortization Detail

Deferred Interest
Principal Prepayment Amount
Net Deferred Interest

5,088,514.81
31,696,116.90

0.00

Adjusted Cap Rate for LIBOR Certs
Adjusted Cap Rate for MTA Cert

6.79602%
7.24909%

Adjusted Cap Rate for 1X-IO-1
Adjusted Cap Rate for 1X-IO-2
Adjusted Cap Rate for 2X-IO

3.25133%
1.55089%
0.26709%

Please see page 2 (Principal Detail) or page 3 (Interest Detail) for information about bond level allocation of Net Deferred Interest.
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Available Funds

Interest

Scheduled Interest
Less: Master Servicer Fee
Less: Trustee Fee
Less: Mortgage Loan Premiums
Total Interest Available

10,813,965.96
456,714.10
12,809.86
26,682.90

10,317,759.09

Principal

Scheduled Principal
Negative Amortization
Paid in Full Principal
Curtailment Principal
Liquidation Principal
Repurchased Principal
Substitution Adjustment Principal
Unanticipated Principal Recoveries
Remaining Amounts in Supplemental Account
Total Principal Available

1,342.70
-5,088,514.81
30,816,137.43

879,979.47
0.00
0.00
0.00
0.00
0.00

26,608,944.79

Total Available Funds 36,926,703.88
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Certificate Account

Beginning Balance 0.00

Deposits Remittance Amount
Trustee Fee
Prepayment Penalties
Capitalized Interest Money from Carryover Reserve
Other Deposits required by the PSA
Total Deposits

36,926,703.88
12,809.86

273,279.27
0.00
0.00

37,212,793.02

Withdrawals Available Funds, to the Distribution Account
Trustee Fee
Total Withdrawals

37,199,983.15
12,809.86

37,212,793.02

Ending Balance 0.00

Distribution Account

Beginning Balance 0.00

Deposits Available Funds
Other Deposits Required by the PSA
Total Deposits

37,199,983.15
0.00

37,199,983.15

Withdrawals Payments of Prinicipal & Interest to the Classes 37,199,983.15

Ending Balance 0.00
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Carryover Shortfall Reserve

Beginning Balance
Deposits
Withdrawals
Ending Balance

0.47
1,520,083.86
1,520,083.86

0.47

Fees of the Trust

Gross Master Servicing Fee
Net Master Servicing Fee
Trustee Fee
LPMI
Total Net Loan Fees

533,744.37
456,714.10
12,809.86
26,682.90

496,206.87

Servicer Advances

Principal Advances
Interest Advances
Reimbursement for Principal & Interest Advances
Reimbursement for Nonrecoverable Advances
Total Advances

-138,452.33
289,749.00

0.00
0.00

151,296.67
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Mortgage Prepayment Details

Principal Balance of Loans Paid in Full
Prepayment Interest Excess
Prepayment Interest Shortfall
Compensating Interest
Non-Supported Prepayment Interest Shortfall
Prepayment Charges
CPR %
SMM %

30,816,137.43
0.00

77,030.27
77,030.27

0.00
273,279.27

20.077%
1.850%

Loan Substitution

Aggregate Stated of Principal Balances Removed
Aggregate Stated of Principal Balance Added
Aggregate Principal Substitution Shortfall Amount

0.00
0.00
0.00
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Principal Distribution Amounts

Senior and Subordinate Percentages

Senior Percentage Original
Senior Prepayment Percentage Original
Senior Percentage
Senior Prepayment Percentage
Subordinate Percentages
Subordinate Prepayment Percentage

88.50000%
100.00000%
88.25044%

100.00000%
11.74956%
0.00000%

Principal Distribution Amounts

Senior Principal Distribution Amount
Subordinate Principal Distribution Amount
Total Principal Distribution Amount
Two Times Test

26,608,787.03
157.76

26,608,944.79
NO

Realized Loss Detail

Current Period Realized Losses
Cumulative Realized Losses
Total Liquidated Loan Balance
Total Liquidated Proceeds
Subsequent Recoveries
Passing Cumulative Loss Test

0.00
0.00
0.00
0.00
0.00
YES

 Group Loan ID Liquidation Balance Liquidation Proceeds Realized Loss

Group I
N/A



101 Barclay Street, 8West
New York, NY 10286

Officer: Maria Tokarz
212-815-4595

Associate: Tiffany Barnes
212-815-3652

CWMBS, Inc.
Alternative Loan Trust 2006-OA2

Mortgage Pass-Through Certificates, Series 2006-OA2

Page 10

 
Issuance Face
 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
0.00

100,000.00
200,000.00
300,000.00
400,000.00
500,000.00
600,000.00
700,000.00
800,000.00
900,000.00

1,000,000.00
1,100,000.00
1,200,000.00
1,300,000.00
1,400,000.00
1,500,000.00
1,600,000.00
1,700,000.00
1,800,000.00
1,900,000.00

>

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

0.00
100,000.00
200,000.00
300,000.00
400,000.00
500,000.00
600,000.00
700,000.00
800,000.00
900,000.00

1,000,000.00
1,100,000.00
1,200,000.00
1,300,000.00
1,400,000.00
1,500,000.00
1,600,000.00
1,700,000.00
1,800,000.00
1,900,000.00
2,000,000.00
2,000,000.00

0
67

569
811
773
627
469
262
107
57
63
26
20
26
12
30
6
4
7
4
9
1

0.000
1.696

14.405
20.532
19.570
15.873
11.873
6.633
2.709
1.443
1.595
0.658
0.506
0.658
0.304
0.759
0.152
0.101
0.177
0.101
0.228
0.025

0.00
5,278,164.98

89,015,793.40
204,533,955.04
275,791,021.63
285,492,236.37
259,132,365.39
169,881,140.80
80,949,219.47
48,956,460.81
61,543,376.45
27,859,055.27
23,129,017.81
32,800,655.13
16,518,975.28
44,340,621.55
9,504,619.06
6,637,147.84

12,468,194.39
7,504,611.24

18,015,811.09
2,020,606.14

0.000
0.314
5.294

12.165
16.403
16.980
15.412
10.104
4.814
2.912
3.660
1.657
1.376
1.951
0.982
2.637
0.565
0.395
0.742
0.446
1.071
0.120

Wgt Ave / Total: 3950 100.000 1,681,373,049.14 100.000

 
Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
0.0000000000
0.5000000000
1.0000000000
1.5000000000
2.0000000000

-
-
-
-
-

0.0000000000
0.5000000000
1.0000000000
1.5000000000
2.0000000000
2.5000000000

0
0

551
944
507
256

0.000
0.000

13.949
23.899
12.835
6.481

0.00
0.00

291,045,314.75
410,933,837.03
223,038,797.81
84,549,989.72

0.000
0.000

17.310
24.440
13.265
5.029
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Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

2.5000000000
3.0000000000
3.5000000000
4.0000000000
4.5000000000
5.0000000000
5.5000000000
6.0000000000
6.5000000000
7.0000000000
7.5000000000
8.0000000000
8.5000000000
9.0000000000
9.5000000000

>

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

3.0000000000
3.5000000000
4.0000000000
4.5000000000
5.0000000000
5.5000000000
6.0000000000
6.5000000000
7.0000000000
7.5000000000
8.0000000000
8.5000000000
9.0000000000
9.5000000000

10.0000000000
10.0000000000

104
52
29
14
3
0

16
95

343
911
75
41
9
0
0
0

2.633
1.316
0.734
0.354
0.076
0.000
0.405
2.405
8.684

23.063
1.899
1.038
0.228
0.000
0.000
0.000

31,991,519.41
13,764,767.04
7,272,471.36
3,570,820.44

413,483.13
0.00

7,943,974.72
54,235,131.57

149,088,875.83
357,764,353.72
30,214,590.76
12,866,487.46
2,678,634.39

0.00
0.00
0.00

1.903
0.819
0.433
0.212
0.025
0.000
0.472
3.226
8.867

21.278
1.797
0.765
0.159
0.000
0.000
0.000

Wgt Ave / Total: 3950 100.000 1,681,373,049.14 100.000

 
Update Term

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
120
180
300

>

-
-
-

120
180
300
360
360

0
0
0

3157
793

0.000
0.000
0.000

79.924
20.076

0.00
0.00
0.00

1,295,539,472.64
385,833,576.50

0.000
0.000
0.000

77.052
22.948

Wgt Ave / Total: 3950 100.000 1,681,373,049.14 100.000


